The strong Markov process had been obtained by Ray-Knight compacting; its orbit natures are discussed; the significance probability of kolmogorov forward and backward equations are explained.
Introduction
General Markov chain only has locally strong Markov property, which is the main obstruction to solve the problem of Markov chain constructing [1] [2] . The papers construct a strong Markov chain corresponding to its transition function using Ray-Knight compact method [3] [4] , which is named regular chain. The papers give an orbit construction of birth and death process [5] [6] . The papers solve the construction problem of two-sided birth and death process [3] - [11] . The papers prove that the appended points in the compacting and the points on the Martin entrance boundary are monogamy, under the condition of finite entrance boundary [12] - [14] . This paper makes a strong Markov process by Ray-Knight compacting, discusses its orbit nature and explains the significance probability of Kolmogorov forward and backward equations. 
The Orbit Natures of Regular Chain
, , , , , and T is mutual independent.
Proof (1) Assume i is not a regular state, then
≤ , and when 0
this is a contradictory proposition.
(2) The proof is same as Theorem 5 in [15] . 
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Since X is strong Markov chain, and for arbitrary k , 
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The Significance Probability of Kolmogorov Equations
if and only if
Proof For arbitrary 0 
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and the necessary and sufficient condition of equality is 
Density matrix Q is conservative, (4) Almost sure, for all i E ∈ and
if and only if for all j -interval 
let 2 t go to 1 t in Equation (5), we can obtain Equation (3). Corollary 2 The Kolmogorov forward equations are true if and only if for all i E ∈ and i-interval
Remark 4 If ( ) P t contains some transient state, then Equation (1) is true if and only if 
where the density matrix of ( ) 
